We would like to point out that there was a problem in the published version of the proof for Theorem 4.4. However this result remains true, but the following change in its proof is needed. In fact, we keep the step 1 until the following formula (4.7) at page 96:
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Step 2: convergence in (4.7) At first, for the left-hand side in (4.7), let us make a last localization on the functional F :
Remarking that P(τ n ↑ +∞) = 1 by the non explosion of our diffusion under condition (4.1), we have F n (X) → F(X) a.s., because
Thus the left-hand side of (4.7) converges to F(X) − EF(X) as desired.
For the right-hand side of (4.7), denoting E(·|B t ) by E Bt , we have :
Letting n → +∞, we have in L 2 (P),
the desired r.h.s. Indeed, we have by the same proof as for Lemma 3.2,
and for the functionals in D
We proceed in the same way for (I I) n , since by our assumption (3) in Step 1 and the proof of Lemma 3.2,
we have
Consequently letting n go to infinity in (4.7) for F(X n ), we get the desired martingale representation for F(X).
